14.05.2018 Strategy Tester: Quantum London Trading EA v1.6.1 m13-9-40.12gm[TestTMA+Kio]

Strategy Tester Report
Quantum London Trading EA v1.6.1 m13-9-40.12gm|[TestTMA+Kio]

Alpari-ECN1 (Build 1090)

Symbol USDJPY (US Dollar vs Japanese Yen)
Period 1 Hour (H1) 2017.01.05 00:00 - 2017.12.28 23:00 (2017.01.05 - 2017.12.29)
Model Every tick (the most precise method based on all available least timeframes)

mn=176; comm=""; manual=false; wait=0; onlylowerhigher=true; xdist=100; multi_xdist=1.1; exponent_factor_xdist=1; stop=false; xcandles=0; reverse=true;
MaxWaiting=30; Slip=10; Spred=55; [I80="####### # ## ## #### ######## B/IOK MUHUMANLHOIO pacCTOsIHUS NEPEL BXOAOM #### #H # H# ## H#H#H#H#HH",;
GX_on=false; _GX_time_="Bpems dukcaumm ueHbl"; GX_| hour 10' GX_minut=0; GX_points=700; GX_points_buy=700; GX_points_sell=700; GX_ATR_perc=0;

GX ATR_Period=14; GX_Price buy 0; GX_| Pnce seII 0; II81 == I‘IapameTpM NSt pexuma ‘PivotEnveIope

", PE op on_jr= false PE i maPenod |_op_jr=3; PE i maSh|ft op_]r 0
PE i_indBarsCount_op_jr=1000; PE_i_shift_op_jr=0; GX_Line_color=White; GX Line_color_buy=White; GX_Line_color_sell=White;
MMOA="##H#H# U #HHHHHHHHHHH#H#4# BNOK SL/TP ####################"; pointstp=0; dollartp=0; percequitytp=0; pointssl=0; dollars|=0;
percequitysl=0; indivtp=0; indivsl=100; indiv_Period_tp=3; indiv_Period_sl=14; stop_sl=false; mnn10="######################## BJ1OK Close only in profit
#UH#BH#RHHH R #HH##H#", CloseProfit_min=1; CloseProfit_max=0; CloseProfit=0; CloseProfit_Points=100; CP_ATR_perc=0; CP_ATR_Period=0; CP_ATR_ED=0;
CP_TS=true; mnO1="######################## BIIOK BbIBOPA JIOTA ######### ##H###H#####", FixLot=0.1; PercentOfDepo=1; multipl=1;
multip2=1; AccFreeMargin=0; mn02="======================= cekuus Classical ====================="; T1=0.01; T2=0.02; T3=0.05; T4=0.13;
T5=0.34; T6=0.89; mn03="====== == cekumnq Grid ========== ; drawgrid=false; grid1size=0; gridlinc=0;
gridimaxtrades=0; grid1llots=0; grid2size=0; grid2inc=0; grid2maxtrades=0; grid2lots= ; grid3inc=0; grid3maxtrades=0; grid3lots=0; grid4size=0;
grid4inc=0; grid4maxtrades=0; grid4lots=0; mmnO1="#### # # # H# #H#H##H##H##H#### BNIOK KOHTPONSA CPEACTB #############"; MaxPercDepo=30;

Parameters MaxPercFree=100; MMOL="#### ##### ## ############ # BNOK HACTPOEK oTnoxeHHoro opaepa ##"; Virt_Order_on=false; Virt_TS_on=false;
Virt_Order_dist_perc=0; Virt_Order_Period=14; Virt_Order_color=Yellow; ImnO="########## ###### ######## BNIOK HACTPOEK Quantum
#H###BH#SH##HA##H"; qde_general=325; qde_bars=0; qde_points=0; qde_ATR_perc=0; qde_ATR_Period=14; qde_Line_color_buy=White;
qde_Line_color_sell=White; qdc_general=325; tma28="#### ## # U # H HHHHHHHHHHHH# TMA H#HHHHHUHHHHHHHHRHH SR ##H##"; TMA_op_on=false;
TMA_cl_on=false; FastHalfLength=75; SlowHalfLength=550; s01=""; BB_On=true; BB_ChgColor=true; BB_CrossBands=false; BandsPeriod=100; BandsDeviations=1.45;
BandsShift=0; s02=""; Tresh_On=true; Tresh_Period=200; s03=""; MAtma_On=false; MAtma_Tresh_On=true; MAtma_Period=34; MAtma_Shift=0; TMAHistory=2440;
WS0="#########H#HHEHHH##HH##H### BNIOK HACTPOEK Stochastic ############"; I5]l="======================== [I0[BJIOK Stochastic ans

", Stochastic_op_on=false; Stochastic_K _op= 5; Stochastic_D_op=3; Stochastic_S_op=3; Stochastic_OS_op=30; Stochastic_OB_op=70;

===="; Stochastic_cl_on=false; Stochastic_K_cl=5; Stochastic_D_cl=3;

Stochastic_S_cl=3; Stochastic_OS_cl=20; Stochastic_OB_cl=80; II73= "############################ BJTOK HACTPOEK PFE
HURHBHRHRHRHBHBHRHRHER", 174=" NOABNOK HACTPOEK PFE ans BXOJOA ', Pfe_op_on=false;
Pfe_Period_op=5; Pfe. UseAvarage_op=true; Pfe_MaPeriod_op=2; Pfe_Level_op=0.5; 1175=" = I'IOLIEJ'IOK HACTPOEK PFE ans

_cl_ _Period_t | I=
BJTOK HACTPOEK _MACD_Xtr HERBHBHHH#HHHHHHHA", qq3="= = _ ===";
MACD_Xtr_on=false; FastMA=12; SlowMA=26; Source=1; SourcePeriod=5; BackPeriod=444; xVolatility=0.5; Sens=0;

Bars in test 7109 Ticks modelled 30863436 Modelling quality 90.00%

Mismatched

charts 0

errors

Initial 10000.00 Spread 20

deposit

;fg;'t net 580.77 Gross profit 1204.44 Gross loss -623.67

Profit factor 1.93 Expected payoff 14.89

Absolute . .

270.03 Maximal drawdown 388.84 (3.60%) Relative drawdown 3.60% (388.84)
drawdown

:—r:tdaels 39 Short positions (won %) 20 (75.00%) Long positions (won %) 19 (63.16%)
Profit trades (% of total) 27 (69.23%) Loss trades (% of total) 12 (30.77%)

Largest profit trade 162.58 loss trade -136.34
Average profit trade 44.61 loss trade -51.97
Maximum consecutive wins (profit in money) 13 (738.97) consecutive losses (loss in money) 3(-182.91)
Maximal consecutive profit (count of wins) 738.97 (13) consecutive loss (count of losses) -182.91 (3)
Average consecutive wins 3 consecutive losses 1
Balanee [ Equity | Every tick {the most precise method based on ll 2vzilable least timeframes to generate sach tick] [ 90.00%
10715
10525
10335
10144
9954
9763
o 2 3 5 7 ] 10 12 13 15 16 18 20 2t 23 24 26 28 23 3 33 34 36 37 £
# Time Type Order Size Price S/L T/P Profit Balance
1 2017.01.05 20:40 sell 1 0.10 115,638 116.562 0.000
2 2017.01.06 15:52 s/l 1 0.10 116.562 116.562 0.000 -79.96 9920.04
3 2017.01.12 12:10 sell 2 0.10 114,293 115.537 0.000
4 2017.01.18 22:07 close 2 0.10 113,968 115.537 0.000 25.76 9945.80
5 2017.01.26 04:05 sell 3 0.10 113.367 114.926 0.000
6 2017.01.27 03:14 s/l 3 0.10 114,926 114.926 0.000 -136.34 9809.46
7 2017.01.31 19:20 sell 4 0.10 113,068 114.602 0.000
8 2017.02.09 17:00 close 4 0.10 112,927 114.602 0.000 4.90 9814.36
9 2017.02.13 19:00 buy 5 0.10 113.809 112.516 0.000
10 2017.02.16 10:10 close 5 0.10 113.727 112,516 0.000 -5.15 9809.21
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78 2017.12.28 23:59 close at stop 39 0.10 112.875 113.418 0.000 -0.80 10580.77
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